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ABSTRACT 
The purpose of the research is to determine the influence of Operating 
cash flow, Investments cash flow, Financing cash flow, Gross profit, Company’s 
size, ROA (Return On Asset), Inflation and Exchange rate to Stock return. This 
sample in the research is firm at LQ45 index wich is listed on Indonesia Stock 
Exchange (IDX) over 2011-2014. The research sample are 17 firm with 68 
observations. The analysis methods of the research used multiple linier regression 
analysis.The result of this research shows that inflation and exchange rate have 
an significant to stock returns. Operating cash flow, Investments cash flow, 
Financing cash flow, Gross profit, Company size, and ROA (Return On Asset) 
doesn’t have significant to stock returns. 
 
Keywords : Return Share, Operating Cash Flow, Cash Investments Flow, 
Financing Cash Flow, Gross Profit, Company’s Size, ROA (Return On 
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ABSTRAKSI 
Penelitian ini bertujuan untuk mengetahui pengaruh Arus kas operasi, 
Arus kas investasi, Arus kas pendanaan, Laba kotor, Size perusahaan, ROA 
(Return On Asset), Inflasi, dan Kurs terhadap Return saham. Sampel dalam 
penelitian ini adalah perusahaan di indeks LQ45 yang terdaftar dalam Bursa Efek 
Indonesia (BEI)dalam rentang tahun 2011-2014. Sampel penelitian adalah 
sebanyak 17 perusahaan dengan 68 observasi. Analisis data menggunakan regresi 
linier berganda. Hasil penelitian ini menunjukkan bahwa inflasi dan kurs 
berpengaruh signifikan terhadap return saham. Arus kas operasi, Arus kas 
investasi, Arus kas pendanaan, Laba kotor, Size perusahaan, dan ROA (return on 
asset) berpengaruh tidak signifikan terhadap Return saham. 
 
Kata Kunci: Return Saham, Arus Kas Operasi, Arus Kas Investasi, Arus Kas 
Pendanaan, Laba Kotor, Size Perusahaan, ROA (return on asset), 
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